INTRODUCTION AND SUMMARY.
The classical linear model for the relationship between empirical data Y and theoretical or "true" data X is to assume Y X + e where e (the error) is a random variable independent of X with E(e) 0. In some cases however the error tends to depend upon X. i. The empirical data can be considered as a random scale change of the theoretical data X, or equivalently the scale parameter of X has been subjected to a mixture with mixing distribution function G.
The problem we shall consider is the mathematical problem of limit distributions for sums when the scale parameter is mixed. [3] is given showing that for any Levy spectral function M and for any % > M there exists a system S converging to (0,0,M) with S =%" The index S has proved to be the appropriate index for studying variational sums of infinitesimal systems [4] , and has been shown to be an extension of the Blumenthal-Getoor index for stochastic processes with independent increments [5] which allows a unified treatment of variational sums of such processes.
Let us also state for reference the general limit theorem as found in 
20
2 It should be noted that the mere meaningfulness of formula may not be sufficient for the conclusion of the theorem. Examples of this are given in [3] .
PROOF. I) We first note that S' is indeed an infinitesimal system. Now, an easy calculation yields Then using (3.2) in (3.3) we have for x < 0
while for x > 0 we have
g(x/t)dM n(t) for x<0 x>O. for every x such that discont(gx) N discont(M)= . Thus using (3.5), 3) In this part of the proof we shall determine how to calculate integrals of the form S(.,) f(x)dA n(x) and S(-oo,)
holds when f is the indicator function of an interval in (-, 
